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KIRILLOV-FRENKEL CHARACTER FORMULA FOR LOOP
GROUPS, RADIAL PART AND BROWNIAN SHEET

By MANON DEFOSSEUX

Université Paris 5

We consider the coadjoint action of a Loop group of a compact group on
the dual of the corresponding centrally extended Loop algebra and prove that
a Brownian motion in a Cartan subalgebra conditioned to remain in an affine
Weyl chamber—which can be seen as a space time conditioned Brownian
motion—is distributed as the radial part process of a Brownian sheet on the
underlying Lie algebra.

1. Introduction. Itisafamous result that a real Brownian motion conditioned
in Doob’s sense to remain positive, is distributed as a Bessel 3 process, that is, as
the radial process of a 3-dimensional Brownian motion. More generally, if one
considers the adjoint action of a compact Lie group on its associated Lie algebra,
the radial part process of a Brownian motion on the Lie algebra is distributed as a
Brownian motion on a Cartan subalgebra conditioned to remain in a Weyl chamber
(see, for instance, [8] for the unitary group and [10] for any compact groups). In
this paper, we consider the coadjoint action of a Loop group of a compact group
on the dual of the corresponding centrally extended Loop algebra. It allows us to
define the radial part process associated to a Brownian sheet on the underlying
semisimple Lie algebra. We prove that it is distributed as a Brownian motion on a
Cartan subalgebra conditioned to remain in an affine Weyl chamber.

Let us be more precise. Let K be a connected compact Lie group, ¢ its Lie
algebra and t a Cartan subalgebra. One considers a Weyl chamber in t. Then the
orbits of £ under the adjoint action of K are parametrized by the Weyl chamber.
Actually for any x € &, there exists a unique vector in the Weyl chamber which is
in the same orbit as x. This vector is called the radial part of x. The Lie algebra
£ is equipped with an Ad(K)-invariant scalar product, whose restriction to the
Cartan subalgebra is invariant for the action of the Weyl group. If we consider the
radial part process of a standard Brownian motion on ¢, it is a classical fact that
this process is distributed as the projection of the Brownian motion on the Cartan
subalgebra t—which is a Brownian motion on t—conditioned in Doob’s sense to
remain forever in the Weyl chamber (see [10]). The Kirillov’s character formula is
at the heart of the connection between the two processes.
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An affine Lie algebra can be realized as a central extension of a loop algebra L¢.
Considering the coadjoint action of the loop group LK on the dual of the centrally
extended loop algebra, one defines the radial part of an element of this dual space
(see Pressley and Segal [14]). Frenkel established in [6] a Kirillov character type
formula in the framework of affine Lie algebras considering a Gaussian measure on
the dual of Lt—basically a Brownian motion on £. In his approach, the conditional
law of a Brownian motion on £ given its radial part provides a natural measure
on the corresponding orbit under the action of LK. It highly suggested that one
could construct a process on a loop algebra, whose radial part process would be
distributed as a projection on a Cartan subalgebra, conditioned to remain in an
affine Weyl chamber.

The affine Weyl chamber is a fundamental domain for the action of the Weyl
group on the Tits cone. The first difficulty is that there is no Euclidean structure
on the Cartan subalgebra of an affine Lie algebra, which would be invariant for the
action of the Weyl group. So there is no natural Brownian motion to consider on it.
The Kirillov’s orbit method, on which we based our intuition, suggests a connec-
tion between coadjoint orbits for the action of a Loop group on the dual of an affine
Lie algebra and irreducible representations of the affine Lie algebra. Tensor prod-
uct of irreducible representations of an affine Lie algebra makes appear a drift in
the direction of the fundamental weight A(. The idea is to consider a process with
such a drift in the direction of Ag—which can be seen as a time component—Iiving
in an affine Lie algebra. In this paper, we construct such a process, considering a
Brownian sheet on the Lie algebra £ and prove that the corresponding radial part
process is distributed as a projection on a Cartan subalgebra, conditioned to remain
forever in an affine Weyl chamber.

The paper is organized as follows. In Section 2, we describe the orbits for the
coadjoint action of a Loop group of a compact group on the dual of the associated
centrally extended loop algebra. In particular, we define a notion of radial part for
this action, which is suitable for our context. In Section 3, we give a first statement
of the main result of the paper that will be clarify in Section 7. Section 4 is ba-
sically a reformulation of the main results of [6]. In this section, we compute the
conditional law of a Brownian motion indexed by [0, 1] given the end point of its
stochastic exponential and recall how Frenkel proves that this conditional law leads
to a Kirillov character formula for affine Lie algebras. In Section 5, we briefly re-
call the necessary background on affine Lie algebras. In Section 6, we introduce a
Brownian motion on a Cartan subalgebra of an affine Lie algebra conditioned—in
Doob’s sense—to remain forever in an affine Weyl chamber. We prove in Section 7
that this conditioned Doob process has the same law as the radial part process of a
Brownian sheet on ¢.

2. Action of loop group and its orbits.

Loop group and its action. The following presentation is largely inspired by
the one given in [14]. Let K be a connected, simply connected, compact Lie group
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and £ its Lie algebra. By compactness, without loss of generality, we suppose that
K is a matrix Lie group. The adjoint action of K on itself, which is denoted by
Ad, is defined by Ad(k)(u) = kuk*, k,u € K. The induced adjoint action of K
on its Lie algebra £ is still denoted by Ad and is defined by Ad(k)(x) = kxk™,
k € K, x € £. The Lie bracket on ¢ is denoted by [-,-]¢. We equip £ with an
Ad(K)—invariant inner product (-, -), for instance the negative of the Killing form.
We denote by e the identity of K. We consider the group Map([0, 1], K) of Borel
measurable maps from [0, 1] to K, the group law being pointwise composition and
the subgroup LK of smooth loops from [0, 1] to K,

LK ={f:[0,1]— K, f is smooth, f(0) = f(1)}.

We consider the Lie algebra Lt over R of smooth loops from [0, 1] to €, equipped
with the Lie bracket given by [£, n]e, defined pointwise, for &, € LE. We define
a centrally extended Lie algebra Lt & Rc, where c¢ is an additional formal central
element, equipped with a Lie bracket given by

(£ +tic,n+ncl=[5nle+w(é, n)c,

for £,n € Lt, 11, € R, where w is the cocycle defined by w(§,n) = fol E'(s),
n(s))ds. A Cartan subalgebra of the extended Loop algebra is t & Rc, where t is
identified with the set of t-valued constant loops. The Lie bracket actually defines
a Lie algebra action of Lt on Lt @ Rc given by

é/-: ' (n +1tc)= [‘g:-:’ nl+ w(é? 77)0,

forany & € L&, (,t) € L€ x R. This action comes from the adjoint action of LK
on Lt @ Rc defined by

1
() y.(n+ 1) = Ad)(n) + <t+ [ ot ns)ds)c,

forany y € LK, (n,t) € Lt x R. The corresponding coadjoint action of LK on
the algebraic dual (LE® Rce)* = (LE)* @ RAg, where Ag(LE) =0and Ag(c) =1,
is defined by

1
®) Y&+ 1hg) = [Ad*(y)qs SN -)ds] + A0,

for any ¢ € (L€)*, t € R, where fol (y! ys_l, -)ds stands for the linear form defined
by

1
xet— / (ys’ys_l,xs)ds.
0
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Notice that the coadjoint action of the loop group does not affect the level, that is,
the coordinate in Ag. Let us equip Lt with the L;-norm, and consider its comple-
tion L, ([0, 1], €) with respect with the L,-norm. We define

LH' (10,11, K) ={y : [0, 11 = K, y is absolutely continuous,

y~y € La((0.11.8), ¥ (0) = y (1)}
Hl([O, 11,€) ={f :[0, 1] — ¢, f is absolutely continuous,
'€ Ly([0, 1], €), £(0) =0},
Hl([O, 11, K) ={h : [0, 11— K, h is absolutely continuous,
h='h € Ly([0, 11, €), h(0) = e}.

Notice that the derivatives are understood in the weak sense. If we denote by
(L2([0, 11, 8))’ the topological dual of L,([0, 1], €) then (2) defines an action of
LH'([0,1], K) on (L2([0, 11, )’ & RAo, given by

1 1
Y- (¢>x+tAo)=/O (J/sxéys_l,-)ds—t/o (yly 1, ) ds +t Ao,

forany y € LH'([0, 1], K), where ¢, is a linear form defined on L» ([0, 1], ¥) by
1

éx(y) :/0 (yva;)ds,

forany y € L»([0, 1], 8),and x € H'([0, 1], ®). This action gives rise to an action -
of LH'([0, 1], K) on H'([0, 1], €£) ® RA¢ defined by

3) y - (x +1Aop) =/O (ysxbys P —tyly N ds +tAo,

forany y € LH'([0, 1], K), x € H'([0, 1], €) and r € R, which satisfies

D(y-(x+thg)—thg) TIA0O =7V - (Px +1Ap).
There is another way to make this action appear naturally. One defines a group
action of the loop group LH'([0,1], K) on H'([0, 1], K) by letting for any y €
LH'([0,1], K),

(y - )y = yohsyy "
forh € Hl([O, 1], K) and s € [0, 1]. The set H! ([0, 1], K) is in one-to-one corre-
spondence with the set H 1 ([0, 11, ®). Actually for r € R* , this is a classical result
of differential geometry that for any path x € H L([0, 11, ®) there exists a unique
X € H'([0, 1], K) such that tdX = X dx. For any x € H'([0, 1], ¢), and 1 € R*
one defines e(x + tAgp) as the unique map in H ([0, 11, K) which satisfies this
differential equation. As

td(yoe(x + tAo)yfl) = ype(x + tAo)yfl(y dxy™!

—tdyy™"),
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the action of LH ([0, 1], K) on H'([0, 1], K), and the action of LH ([0, 1], K)
on H'([0, 1], &) ® RA,, satisfy

ey - (x+1Ao)) =y -e(x +1Ao).

Roots and weights. 'We choose a maximal torus 7 of K and denote by t its Lie
algebra. We denote by g the complexification of &, that is, g = £ & i€. We consider
the set of real roots

R={aet':3X eg\{0},VH e t,[H, X] = 2ira(H)X).

We choose a set X of simple roots of R and denote by R the set of positive roots.
The half sum of positive roots is denoted by p. Letting for o € R,

g ={X €g:VH e t,[H, X] =2ima(H)X),

the coroot oY of @ € ¥ is defined to be the only vector of t in [gy, g_¢] such that
a(aY) = 2. We denote by 6 the highest root. The dual Coxeter number denoted by
hY isequal to 1 + p(6"), where 6" is the highest coroot. We denote respectively
by Q =), Za; and Q¥ = Y; Za;’ the root and the coroot lattice. The weight
lattice {A € t*: A(a«¥) € Z,Va € T} is denoted by P and the set {1 € t*: A(a") €
N, Vo € X} of dominant weights is denoted by P,.

Orbits and radial part of a path from H' ([0, 1], ¢).

PROPOSITION 2.1.  Letx,y € H'([0,1], %) and t € RY :

(1) Foranyy € LH'([0, 1], K), one has y - (x +tAg) = (y +tAo) if and only
ify - (¢x +1Ag) = py +1Ao.

(2) It exists y € LH'([0, 1], K), such that y-(x+tAy) = +1tAg) if and
only if there exists u € K such that Ad(u)e(x +tAg)1 =¢e(y +1tAp)1.

PROOF. The first point comes from identity (3). For the second, we write that
if Ad(u)e(x +1Ag)1 =e(y +tAg)1, and y = e(y + tAg) " 'ue(x + tAg), then
y € LH'([0,1],K) and y.(x +tAg) =y +tAo. O

For o € ¥ the fundamental reflection s,v is defined on t by

Sqv(X) =x —a(x)a" for x e t.

We consider the extended affine Weyl group generated by the reflections s,v and
the translations by «”, x € t > x + «", for « € X. The fundamental domain for
its action on t is

A={xet:Vae Ry, 0<a(x) <1}
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(see, for instance, Section 4.8 of [11]). For x € K, one defines O, as the adjoint
orbit through x, that is,

Or={yeK:Juek,y=uxu*}.

We consider the exponential map exp : € — K. As K is simply connected, the
set of conjugacy classes K/ Ad(K) is in one-to-one correspondence with the fun-
damental domain A, that is, for all u € K, there exists a unique x € A such that
u € Oexp(x) (see [2] for instance). For ¢ € R, one defines the alcove A; of level ¢
by

Ar={xet:Vae Ry,0<a(x) <t}

that is, A; =tA. Given t € RY, every path in H'([0, 1], ) is conjugated to a
straight path

s €[0,1]+ sr,

for some r € A;, and one can give the following definition for the radial part of
x € H'([0, 1], ), given a positive level 1 € R%.

DEFINITION 2.2. For (¢,x) € R*+ x H([0, 1], ), one defines the radial part
of x + tAg as the unique element r in A; such that e(x 4+ tAg)| € Oequ). It is
denoted by rad(x +tAp).

Radial part of a continuous semimartingale. The aim of this part is to define
the radial part of a ¢-valued Brownian path. Such a path is not in H'([0, 1], ¥)
but one can define a stochastic exponential of a Brownian path, which allows
us to define its radial part, by analogy with what we have done above. Let
(82, F, (Fs)seqo.1], P) be a filtered probability space. The following results can
be found for instance in [13] or [9]. If {x,,s € [0, 1]} is an £-valued continuous
semimartingale and ¢ € R* , then the stochastic differential equation

4) tdX = X odx,

where o stands for the Stratonovitch integral, has a unique solution starting from
e. Such a solution is a K -valued process, that we still denote by {e(x +tAg)s, s €
[0, 1]}. This is the Stratonovitch stochastic exponential of f

DEFINITION 2.3. For t € R%, and x = {x,, s € [0, 1]} a continuous £-valued
semimartingale, one defines the radial part of (x 4 tAg) as the unique element r
in A; such that e(x +tAg)1 € Oexp(;;). It is denoted by rad(x + ¢t Ag). We extend
the definition to ¢ = 0 letting rad(x + 0A¢) = 0.
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3. Main theorem. In this section, we give a first statement of the main result
of the paper. All objects will be defined precisely in the next sections. We con-
sider a standard space-time Brownian motion {(¢, b;),¢ > 0} on t and a standard
Brownian sheet {x/,s € [0, 1], > 0} on ¢. For any 7,1 € R*, {%xﬁ, s €[0,11}
is a standard Brownian motion on £, and {xé/” —x!,5 €[0,1]} is a t-valued
random process independent of o (x{,s € [0, 1], r <), having the same law as

{xﬁ/, s € [0, 1]}. In the sequel we choose a continuous version of it. The definition
of the function @, of the theorem is given in Definition 4.5.

THEOREM 3.1. The process {(t,rad(x’ + tAg)),t > 0} is a space-time h-
Doob transform of the space-time Brownian motion {(t, b,),t > 0} killed at the
boundary of

C={(t,x) eRy xt:0<a(x) <t,a € Ry},

with the space-time harmonic function h = @¢4.

The set C is actually an affine Weyl chamber and the theorem can be seen as
an analogue in an affine framework of the fact that the radial part process of a
Brownian motion on the Lie algebra ¢ is distributed as a Brownian motion on a
Cartan subalgebra of £ conditioned to remain in a Weyl chamber.

4. Stochastic exponential of a Brownian motion on £ and Kirillov character
type formula for affine Lie algebras. Frenkel established in [6] a Kirillov char-
acter type formula in the framework of affine Lie algebras considering a Brownian
motion on € and its wrapping on the group K. In this section, for the sake of clarity,
we give a reformulation of the main results of [6], which fits to our framework.

4.1. The conditional law of a Brownian motion on ¢ given the end-point of its
stochastic exponential. We denote by A the kernel of the restriction exp, and by
A* the set of integral weights {A € t* : A(A) C Z}, which is included in P since
aY € A (see [2] for instance). Thus, we define a map %, on T, when A € A*, by
letting 9 (exp(x)) = 22X for x € t. The irreducible representations of K are
parametrized by the set A = A*NCY, where C¥ ={L et*: A(a¥) >0, € T}.
Here, K is supposed to be simply connected, so that P = A* and Py = A%. We
denote by ch; the character of the irreducible representation with highest weight
A € P4. We recall that t is equipped with a W-invariant scalar product (-, -). We
identify t and t* via (-, -) and still denote by (-, -) the scalar product on t*. We write
sometimes e* instead of exp(x), for x € £.

Brownian motion on K. Let (2, (Fs)s¢[0,1], P) be a probability space, where
{Fs,s €0, 1]} is the natural filtration of a £-valued standard continuous Brownian
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motion {x{,s € [0, 1]} defined on €2, with variance o > 0. In this section, we
consider the stochastic exponential €(x® 4 tAg) only for = 1. Since, for any

t € R’ , we have the identity in law £(x? +1Ag) = g(x? 4+ Ag), there is no loss of
generality. In the sequel, we let e(x°) = e(x® + Ag). The stochastic exponential
{e(x9)s,s € [0, 1]} is a left Levy process on K starting from e, with transition
probability {p?,s € [0, 1]} with respect to the Haar measure on K, defined on K
by

srr(27r)2
p(:‘ (x’ y) — p(:’ (e’ x—ly) — Z Ch)L(E) Chx(x_ly)e__z (||)u+pH2—HP|I2)’
)\.EP+

s €[0,1], x, y € K (see, for instance, [5]). In the sequel, we write p{ (x) instead
of p{ (e, x). This process is a Brownian motion on K. The following proposition
states a Girsanov formula for a Brownian motion on a compact Lie group. It is
proved for instance in [3, 7] or [13]. For a #-valued L, function y, and a €-valued
continuous semimartingale {x;, s € [0, 1]}, fé (vs, dxy) is defined as the stochastic
integral of y with respect to x, for any ¢ € [0, 1].

THEOREM 4.1. Let {x7,s € [0, 1]} be a Brownian motion on ¥, with variance
o€ R’_‘]_, and h € Hl([O, 11, K). If u° is the law of {¢(x?)s, s € [0, 11}, then

(o2
ARIT L [0 )= 3 0 B s
du°® ’

where (Rp)«u® is the law of {e(x%)shs, s € [01]}.

For z € K, we write P?, for the probability defined on F; as the conditional
probability P(-|e(x?)1; = z). One has for any s € (0, 1),

. P (a5 D)

©) e 7

Note that under P, {x7,s € [0, 1)} remains a continuous semimartingale (see,
for instance, [1], Theorem 14), so that the stochastic integral fot(ys, dx]) is well-
defined under P, for any €-valued L, function y and ¢ € (0, 1). Theorem 4.1 im-
plies the following proposition, which appears in Proposition (5.2.12) of [6].

PROPOSITION 4.2. Let {x{,s € [0, 1]} be a standard Brownian motion on £
with variance o > 0 and y be a t-valued L, function. If h € H'([0,1], K) satisfies
h='h' =y, then for any t € (0, 1),

_pf(zhh

1t 1t
=25 JoOs:Y) ds T (o5 Jo(vs.dx]) o) —
e 20 eo |8 X =Z
( ( )1 ) pclf(z)
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PROOF. Fort e (0,1),
1 o
E (e o 0ndx] e(x), =2)

= E(e;’ fé(k,dxé’)W)
p7 (@)

o2 (o2
— ok fé(ys,ys)ds]E<e; S edx?) = fhygyyds P11 (€@t z)>.
r{(2)

Let h € H'(K) such that h~'4’ = y. Theorem 4.1 implies that

E(e% S = iy ds PToa EX D1, z))
p (@)

]E(p(f_t(g(xg)l‘hta Z))
r{(2)
E(p?_xs(x“),,zh;l))
r{(2)
_ PGhh
r{(2)

’

which gives the proposition. [
The following lemma has been proved in [6].

LEMMA 4.3. Fork;,kr e K,s €]0, 1],

so(2m)?
/ p;)' (kl, ukzu*) du = Z Chk(kl—l) Ch)t(kz)e_A (22 )_(||,0+}L||2_||p||2)‘
K AePy

The previous lemma and Proposition 4.2 imply the following one.

PROPOSITION 4.4.  Let {x7,s € [0, 1]} be a standard Brownian motion on €

starting from 0, with variance o > 0. For y a €-valued L, function, r € A, and
te(0,1),

o~ 25 Jo 0 3) dSE(e% JoOsdx])) rad(x?) =r)

1 1 o= 2E0 o+ AP = o)
=7 XP: chy (k') chy(e")e™ 2 :
AE +

where h € H'([0, 11, K) satisfies h~'h' = y.
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PROOF.
E(e7 50nd¥)d5 | 1ad(x7) = r) = B(E(es H0m 45 |6(x7) ) rad (x7) = r)

o —1
— e% fé(yx,ys)dSE<M rad(xo-) — r)

pi(e(x?)1)
—1
:e%f(g()’sv)’s)ds/ Mdu’
K pi(e")

which proves the proposition thanks to Lemma 4.3. [

4.2. A Kirillov character type formula for affine Lie algebras. Let {x{,s €
[0, 1]} be a Brownian motion on &, with variance o > 0, and its stochastic expo-
nential {(x?)s, s € [0, 1]}. In the sequel, we let, for x € ¢,

r@)= ] (™™ —e ™) and h(x)= [] a).

OZER+ OZER+

DEFINITION 4.5. Forx et,yet®it,o € R%, welet

R 1 x
\s o

— o225 V)5 (x,2) 3 w(x)chy(e¥) chy, (e)e= 8D Ikl
nePy
A Kirillov character type formula for affine Lie algebras has been proved by

Frenkel in [6]. It can be formulated as in the following theorem, which is a conse-
quence of propositions 4.4. This is the analogue of the Harish—Chandra formula.

THEOREM 4.6. Fory € Lo([0,1],%), and z € A, one has fort € (0, 1),

7 1 z
E(e# 045 | rad(x7) = 7) = 3 o522 ds =35 @) Pdta(s: 5)
o~ 1 z ’
a5, %)
where h™'h' = y and h; € Opa, with a € t. In particular for y € t, one has
o~ 1 z
1 o —y
B(e# 0| rad(x7) = 2) = 22z 0).
a5, 5)

REMARK 4.7. Let us make some nonrigorous remarks about these formu-
lae. Previously, we have considered the identification of L, ([0, 1], €)' ® RA( with
Hi([0,1],8) @& RA( letting ¢ = fol (-, xg)ds for x € Hi([0,1],€). In the first
formula, the stochastic integral fol (-,dx{) can be seen as a random linear func-
tional. Its conditional law given £(x?) € O, has to be thought as a measure
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on a coadjoint orbit through ¢, + Ao where m; is the straight path 7, (s) = sz,
s € [0, 1]. For the second formula, we notice that the restriction of ¢, to t is equal
to y € t (y, x1). Thus the law of x{ given £(x?) € O,(;) has to be thought as a
Duistermaat-Heckman distribution associated to ¢ + Ag.

5. Affine Lie algebras. In this part, we consider an affine Lie algebra whose
Cartan matrix is an extended Cartan matrix of the simple finite dimensional com-
plex Lie algebra g. Such an algebra is a nontwisted affine Lie algebra. It can be
realized as a central extension of the Lie algebra of Laurent polynomials with co-
efficients in g. For our purpose, we only need to consider a realization of its Cartan
subalgebra. If {«1,...,a,} and {alv, e oz,Y } are respectively the sets of simple
real roots and coroots of the group K previously considered, we let

h=spancfag =c—0",a),...,,,d}

fige
and

h* =spanc{oeg =8 — 0,1, ..., an, Ao},
where

o; (d) = 0, S(CY-V) =0, Ao(al-v) =0, Ao(d) =

1

The Killing form on ¢ is from now on normalized such that (6¥,0Y) = 2. We
consider its restriction to t and extend it to h by C—linearity, and by letting

(Cc+Cd,t)=0, (c,c)=(d,d)=0, (c,d)=1.

The following definitions mainly come from Chapters 1 and 6 of [12]. The linear
isomorphism

vih— b,
h— (h,-)

identifies h and h*. We still denote by (-, -) the induced bilinear form on h*. We
record that

(6, a;) =0, i=0,...,n, (8,8) =0, (8, Ao) = 1.

Notice that here v(©Y) =0 and (6Y|0") = (0]0) = 2. One defines the Weyl group
W, as the subgroup of GL(h*) generated by fundamental reflections s,, o € 1,
defined by

sa(B) =B — B(e)e, Benh”

Under the identification of ) and h*, the action of the affine Weyl group on b is
defined by wx = v~ lwvx,x eh,w e W. The form (-,-)is W -invariant. The affine
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AO Al

(€51

s%
NI

FI1G. 1. The affine Weyl Chamber corresponding to Agl).

Weyl group W is the semidirect product W x I' (Proposition 6.5, Chapter 6 of [12])
where I is the group of transformations f,,, y € v(Q"), defined by

1
f () = A+ A(C)y — ((x, N+, y)Mc))s, Leh®.

Thus, if w € W, y € v(QVY), and A € b*,
1
© wty () = w(i+2©) = () + 50240 ).

The Weyl chamber C is defined by
C={xeh:Vief0,...,n},ax) >0}
As the highest root 6 is equal to § — g, one has forany t e Ry, y e t
(td +y)eC < Vae Ry, 0<a(y) <t.
Thus in the sequel we identify C with the subspace of R x t
{t,x)eRy xt:0<a(x) <t,a € R}
The affine Weyl chamber C for the Ail) type is drawn in Figure 1: it is the area
delimited by dark gray and gray half-planes. The alcove A is the dashed interval.

6. A space-time Brownian motion on t conditioned to remain in the affine
Weyl chamber. Let us consider a standard Brownian motion {b;, > 0} on t
and a space time Brownian motion {(t;, b;),t > 0}. For u € R, x € t, we denote
by W, » a probability under which v; =u + ¢, for all # > 0, and {b;,# >0} is a
standard Brownian motion starting from x. Let us consider the stopping time

T =inf{t > 0: (r,, b;) ¢ C).
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LEMMA 6.1. For (u, x) in the interior ofa and y € t @ it, the process

QAT
le” 2 @asy(tint, binr), t > 0}

is a martingale under W, .

PROOF. One has for (¢,z) e R} x t,

—Liy.y)~ I 1 Z z 2
G )= Y t”/282,<z,z)n<;> chy, () chy (=)o % OO kol
nePL

where, by the Weyl’s character formula for compact Lie groups

Ch)\( Z( 1)w 2im(w(A+p), Z)
( ) weW

Choose an orthonormal basis vy, ..., v, of t and consider for u € P4, a function
gu defined on R% x R" by

1 Z z
gut, 21, 2n) = n/zez,(zz) (;)Chu(ef)Ch (e Y)e 2,(2n)2||li+p||2

where z =zjvy + - - - + 2,0, Letting A =" | 9;,;,, the function g, satisfies

1
(7) (EA + at)gu =0.

As the sums ) Ag, and ) 9,8, are normally convergent on any compact subsets
of R% x R", one has

1
(§A+at) Z 8u =0,

nePy

. . . _ AT _ .
on R*+ x R”, which implies that {e 2 Qd+y(TaT, beaT), t > 0} 1s a local mar-

tingale. As

o __

. QAT
is bounded on any compact subsets of Ri X R {e™ 2 Quyy(TaT, biaT), 1 =

0} is a martingale under W, . O

(1,2) eRY xR" > e”

LEMMA 6.2. Lett > 0. If (¢, )Q € a then @4(t, x) > 0, with equality if and
only if (t, x) is on the boundary of C.

PROOF. Forany z €t, and ¢ > 0,

Gu(t.2)=C x p! (e}) <Z>e2t”Z”2 Lenriol
t
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where C is a positive constant, which ensures in particular that
Pa(t,2) >0,

for z € Ay, with equality if and only if z € dA,. [

Let {#;,t > 0} be the natural filtration of {(¢, b;),t > 0}. As for (i, x) in the
interior of C, {@4(t;aT, biaT), t > 0} is a positive martingale under W, , such that
@d(tr, br) =0, one defines a measure QQ, , on F«, as below.

DEFINITION 6.3. Letu > 0 and x € t such that (u, x) is in the interior of C.
One defines a probability Q, » on F letting

Qur(B) =Ew, . (71”,3 for Be Fot >0,

Pa(u, x)

Lemma 6.1 and the fact that for y € t@it, 9g4+,(r7, br) = 0 imply immediately
the following proposition.

PROPOSITION 6.4. Forvr,t € Ri, (u, x) in the interior ofa and y €t it,
one has

o b (Brta)) et
o (D\d(tl"bl‘) ad(u’x)
and
(9) E <¢d+y(fr+t,bt+r) ) _ (,/O\d—i—y(fr,br)e%,
o @d (Tt+ra bt+r) (/ﬁd(fr’ br)

7. Conditioned space time Brownian motion and radial part of a Brownian
sheet. In this last section, we prove the main result of the paper which states that
the conditioned Doob process in an affine Weyl chamber introduced in Section 6,
has the same law as the radial part process of a Brownian sheet on €. It is stated in
Theorem 7.8. The proof rests on an intertwining proved in Proposition 7.9, which
allows us to apply a Rogers and Pitman’s criterion. Let {x!, s € [0, 1], > 0} be a
standard Brownian sheet on €. For any 7,1 € R* , {%xé, s €[0, 1]} is a standard

t'+t

Brownian motion on £, and {x;

— x‘ﬁ, s € [0, 1]} is a ¢-valued random process
independent of o (x;, s € [0, 1], <t), having the same law as {xS’/, s€[0,1]}. In
the sequel, we choose a continuous version of it. We denote by C ([0, 1], ) the
set of continuous maps from [0, 1] to €. Proposition 7.4 and Corollary 7.5 prove
the existence of an entrance law for the conditioned process in the affine Weyl

chamber introduced in Section 6, and the entrance point 0.
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LEMMA 7.1. Foranyy e t®it,

¢d+y (I/l, -x)
Pa(u, x)
converges toward 1 when (u, x) goes to 0 within the affine Weyl chamber. In the

. Pat+y(0,0)
sequel, we write 5.0.0) =1

PROOF. One has for (u, x) in the interior of C

1 u X X
Py, x) = n—/zef(y’y”%("”‘)n (—) 3" chy(ev)chy (e™)e~ 2@ lu+olP
u ul p.
Lemma 13.13 of [12] implies that the dominant term in the sum of the right-hand
side of the identity is il I”, and the proposition follows. [J

LEMMA 7.2. Let us fix t > 0. If w, x is the law of ti’_—’u under Q, x then for
anyy et@it,

Pd+y(t,12)

d
A\ (?)\d(l‘,tz) :uu,x( )

) . g
converges toward e' 2 when (u, x) goes to 0 within the affine Weyl chamber.

PROOF. If py x is the law of tf_—’u under Q, , then

/ Gay(t+u, (t +u)z)
A

a- (/’d-i-y(uyx)e%(y,y).
Qat +u, (t +u)z)

Pau, x)
The Weyl dimension formula gives that | ch,(¢%)| < h(h“(:)p ) which implies that

% %’ uniformly in z € A, when u goes to 0.

Thus the lemma follows from Lemma 7.1 O

d:uu,x(z) =

converges to

The following proposition follows immediately from theorem (4.3.4) of [6].

PROPOSITION 7.3. Forx et,yet®it, t € R%, one has

K et b,

(10)  @aty(t,x) =
T[(y) yeQV weW

where k is a constant which doesn’t depend on x,y and t.

PROPOSITION 7.4. Under Q, x, for t > 0, b; converges in law toward the
radial part of {t Ao + xL, s € [0, 11}, when (u, x) goes to O within the affine Weyl
chamber.
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PROOF. As {l .
%, Theorem 4.6 gives forz € A, y e t P it,

‘ ! Da+y(t,t
E(e(xl’”’rad({x—s, selo, 1]}) — Z) _ Paiy(t.12).
4 @a(t, 1z)

In particular the law p of rad({x?é, s € [0, 1]}) satisfies, for any y € t @ it,

s € [0, 1]} is a standard Brownian motion on £ with variance

Qa+y(t,12)
A @a(t,t2)

The fact that |ch,, (e%)] < h(,ﬁjp) imply that

du(z) = E(e(xi’y)) — e%(y,y).

@a(t, zt)

A Da@)

where €;(2) = Xy cuiov) e_t(V(ZH‘%(V’V)), is smooth on A. Thus the Peter—Weyl
theorem ensures that for any smooth function u defined on A, and z € A,
Pa(t, zt)
(@) ————= ) cich(2),

m(e(z)  ,F,

Qat,zt)
7 (z)es(2)

and absolutely. Actually lim ;| o (A, 1)"cy =0 forall n € N. As ﬁdz()te’f(’g) remains
positive on A,

where ¢ = [, u(z) chy (2)m2(z) dz, and the convergence holds uniformly

u@= 3 cpehy () 20@,

rePy Pa(t,zt)

As |chy(z)] < h(hA(Jr)p) and 7 (-)e; () /@q(t,t-) is bounded on A, the uniform and

absolute convergence imply that for any probability measure v on A,

(1) [ v = ¥ e [ e )

o Pal(t, zt)

Expression (10) for the definition of @44, gives

1
Paromioue T 12) = ; chy (D)7 (2)es (2),

for any A € Py. Thus one has

m(z)e (Z) i ad+2ni(k+p) (t,12)
ch 27 - t
[ ez O ) = w(-2rtoam) [ e )

= <_27Tl_()\' + p)>€_é(2TK)2()L+p’)L+)O)’
t
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and identity (11) becomes for v = u,
/ u(z)dp(z) = Z oo (—27‘[%()» + p))e—%(Zn)Z(k+p,)\+0)‘
A
AEPL

Identity (11) becomes for v =,

m(z)e (z)
/u(z)duu(m AGZP q/cm()@( i ).

m(z)e (Z) i ¢d+2n£(k+p)(t’ tz)
ch M, x - —2m- A’ ,
/ a(z )<pd(t ) x(2) 71( nt()»—i-p))fA 0010 du(z)

Lemma 7.2 implies that

/u(z)d,uu,x(z) converges towards /u(z)d,u(z),
A A

as (u, x) goes to O within the affine Weyl chamber, which proves the proposition.
O

COROLLARY 7.5. Foranyt >0,

Jim Qs €d2) = Cgutr. (f)u(f)wo(bt e d2),
u,x

when (u, x) goes to O within the affine Weyl chamber.

PROOF. The corollary follows from the Weyl integration formula which im-

plies that the density of the radial part of 1 x is equal to p| (z)yr(z)2 14(z),uptoa
multiplicative constant. [J

One defines a law Qo o on o (b, : u > 0) letting for Be o (b, :u >1),t > 0,
R b
(12) QoB) =Po( Cute. b (2 )2 0,
where {6;, t > 0} is the shift operator.

REMARK 7.6. Under Qo.0, b; is equal in law to rad(tAo + x") for any ¢ > 0.

Thus for any # > 0 is equal in law to rad(x r) Ase(x7 t )1 converges toward the
Haar measure on K When t goes to 0, one obtains by the Weyl integration formula
that

b
1in(1)<@0,0(7t € dx> = Cr(x)?14(x)dx,
t—

which can be also deduced from (12).
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REMARK 7.7. Notice that identity (8) remains true for (u#, x) = (0, 0), with
the convention of Lemma 7.1.

We are now in position to enounce the main theorem 3.1 in a more precise way.
In the following, one considers a continuous version of the doubly indexed process
{e(tAg+x")g, s €0, 1], t > 0} (see, for instance, [4] and references therein for the
existence of a continuous version). Proposition 7.9 is fundamental for the proof.

THEOREM 7.8. Let {xé, s €[01],¢t € R}} be a standard Brownian sheet. Un-
der Qo 0, the process {(t, by), t > 0} is equal in law to the process {(t,rad(t Ao +
x"),t > 0}.

PROOF. Applying the criterion given by Rogers and Pitman in Theorem 2 of
[15], Proposition 7.9 gives that {rad(x’ + tA¢), t > 0} is a Markov process with
semigroup {Q;, t > 0} starting from 0. [

PROPOSITION 7.9. Let {)ﬁg, s €10,1],t > 0} be a standard Brownian sheet
on t. Let A be a kernel on C x (Ry x C([0, 1], &), such that for any (t,y) €
a A((t,y),(t,)) is the law of a Brownian motion {x.,s € [0, 1]} on &, given
rad(x’ + tAg) = y. Let {Q,,t > 0} be the transition probability of the Markov
process {(t,b;),t > 0} under Qo.0, and {P;,t > 0} the transition probability of
{(t, x"),t > 0}. Then for any t > 0 and (u, x) € C, one has the intertwining

O:A((u,x), ) = AP ((u, x), ).

PrROOF. It is sufficient to prove that for every measurable function y €
Ly([0,11,8), and r € (0, 1),

/ i A((u, x), (u +1,dz))els 0sd2) = f AP ((u, x), (u +1,dz))eld 05,

Let y € L»([0,1],%), r €(0,1), h e H'([0,1], K) such that A "'h' =y, and a € ¢
such that i, € O,a. On the one hand, one has

/ Q:A((u, x), (t +u, dz))efor()’s’dzs)

= / Qi ((u, x), (u+1,d2))A((u +1,2), (u + 1, d7))elo Os-4%)

ad-i-a(l/i —+1, Z)

1 r 1
_ u,x), (u+t,dz o2 Wt J5 (s, ys) ds—5 (14u)(a,a) <
/Qt(( ) ( )) (,Od(lxt—f—t,Z)

= e%(”-i-t) for(ys~ys)ds—%(u+t)(a,u)EQ (‘ﬁd-ﬁ-a (u+t, bt))
N\ @a(u+t,by)

o H D [ ey ds— buta,a) P +alt X)
Pa(u, x)



1054

M. DEFOSSEUX

On the other hand,

/A((u, x), (u, dz)) Pi((u, 2), (u + 1, dZ))elo 0s-4%)
— g%for(ys,y.s)ds / A((u,x), (u, dz))efor(ys,dzs)

o ey ds s f§ vy ds—bu(a.a) Pd+a (1 X)

Pa(u,x) O

Acknowledgments. This paper is dedicated to Professor Philippe Bougerol
to thank him for many discussions which have been a great source of joy and
inspiration to me, and a valuable aid especially in the work presented here.

(1]
(2]

(3]

(5]
(6]
(71
(8]
(9]

[10]
[11]
[12]

[13]

[14]

[15]

REFERENCES

BAUDOIN, F. (2002). Conditioned stochastic differential equations: Theory, examples and ap-
plication to finance. Stochastic Process. Appl. 100 109-145. MR1919610

BROCKER, T. and DIECK, T. (1985). Representations of Compact Lie Groups. Graduate Texts
in Mathematics 98. Springer, New York. MR0781344

DRIVER, B. K. (1994). A Cameron-Martin type quasi-invariance theorem for pinned Brow-
nian motion on a compact Riemannian manifold. Trans. Amer. Math. Soc. 342 375-395.
MR1154540

DRIVER, B. K. and SRIMURTHY, V. K. (2001). Absolute continuity of heat kernel measure
with pinned Wiener measure on loop groups. Ann. Probab. 29 691-723. MR1849175

FEGAN, H. D. (1978). The heat equation on a compact Lie group. Trans. Amer. Math. Soc. 246
339-357. MR0515542

FRENKEL, I. B. (1984). Orbital theory for affine Lie algebras. Invent. Math. 77 301-352.
MRO0752823

GORDINA, M. (2003). Quasi-invariance for the pinned Brownian motion on a Lie group.
Stochastic Process. Appl. 104 243-257. MR1961621

GRABINER, D. J. (1999). Brownian motion in a Weyl chamber, non-colliding particles, and
random matrices. Ann. Inst. Henri Poincaré Probab. Stat. 35 177-204. MR1678525

HAKIM-DOWEK, M. and LEPINGLE, D. (1986). L’exponentielle stochastique des groupes de
Lie. In Séminaire de Probabilités, XX, 1984/85. Lecture Notes in Math. 1204 352-374.
Springer, Berlin. MR0942031

HELGASON, S. (1989). Groups and geometric analysis. Integral geometry, invariant differential
operators and spherical functions. Bull. Amer. Math. Soc. (N.S.) 20 252-256.

HUMPHREYS, J. E. (1990). Reflection Groups and Coxeter Groups. Cambridge Studies in
Advanced Mathematics 29. Cambridge Univ. Press, Cambridge. MR1066460

KAc, V. G. (1990). Infinite-Dimensional Lie Algebras, 3rd ed. Cambridge Univ. Press, Cam-
bridge. MR1104219

KARANDIKAR, R. L. (1983). Girsanov type formula for a Lie group valued Brownian motion.
In Seminar on Probability, XVII. Lecture Notes in Math. 986 198-204. Springer, Berlin.
MRO0770412

PRESSLEY, A. and SEGAL, G. (1986). Loop Groups. Oxford Univ. Press, New York.
MR0900587

ROGERS, L. C. G. and PITMAN, J. W. (1981). Markov functions. Ann. Probab. 9 573-582.
MRO0624684


http://www.ams.org/mathscinet-getitem?mr=1919610
http://www.ams.org/mathscinet-getitem?mr=0781344
http://www.ams.org/mathscinet-getitem?mr=1154540
http://www.ams.org/mathscinet-getitem?mr=1849175
http://www.ams.org/mathscinet-getitem?mr=0515542
http://www.ams.org/mathscinet-getitem?mr=0752823
http://www.ams.org/mathscinet-getitem?mr=1961621
http://www.ams.org/mathscinet-getitem?mr=1678525
http://www.ams.org/mathscinet-getitem?mr=0942031
http://www.ams.org/mathscinet-getitem?mr=1066460
http://www.ams.org/mathscinet-getitem?mr=1104219
http://www.ams.org/mathscinet-getitem?mr=0770412
http://www.ams.org/mathscinet-getitem?mr=0900587
http://www.ams.org/mathscinet-getitem?mr=0624684

KIRILLOV-FRENKEL CHARACTER FORMULA FOR LOOP GROUPS 1055

LABORATOIRE DE MATHEMATIQUES APPLIQUEES A PARIS 5
UNIVERSITE PARIS 5

45 RUE DES SAINTS PERES

75270 PARIS CEDEX 06

FRANCE

E-MAIL: manon.defosseux @parisdescartes.fr


mailto:manon.defosseux@parisdescartes.fr

	Introduction
	Action of loop group and its orbits
	Loop group and its action
	Roots and weights
	Orbits and radial part of a path from H1([0,1],k)
	Radial part of a continuous semimartingale

	Main theorem
	Stochastic exponential of a Brownian motion on k and Kirillov character type formula for afﬁne Lie algebras
	The conditional law of a Brownian motion on k given the end-point of its stochastic exponential
	Brownian motion on K
	A Kirillov character type formula for afﬁne Lie algebras

	Afﬁne Lie algebras
	A space-time Brownian motion on  t conditioned to remain in the afﬁne Weyl chamber
	Conditioned space time Brownian motion and radial part of a Brownian sheet
	Acknowledgments
	References
	Author's Addresses

